support continuous martingales (i.e. those for which every continuous martingale with respect to that filtration is constant a.s.). In a previous work J. Jacod and A.V. Skorokhod (1994) [5] introduced the notion of jumping filtration. A filtration .~t is jumping if there is a sequence of increasing stopping times {Tn} (we will call them loosely "jumps" ), such that the u-algebras 7t and coincide up to the null sets on {Tn t
In other words 7t = n {Tn t} : A E They proved that a (7- [3] . At the same place we can find a useful but not very general sufficient condition for a filtration to be purely discontinuous. Well-known examples of purely discontinuous filtrations include natural filtration of purely discontinuous Levy process and the smallest filtration that admits a sequence of independent non-negative random variables as stopping times.
Before proceeding to the proof of the theorem we state a result directly implied by the proof of part ~ of Theorem 2 (page 24) in [5] . 
